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Personal settings of Carolyn Waiman (trader)

Personal Details

Default Settings

Portfolio Settings

Market Data Settings

Diate farmat:
Ciefault currency pair.
Ciefault Quanto payout currency;

Fage to appear after logging in:

i_Pncing _"I

Ciefault single option class: Wanilla

Display results in the format for :
Session timeout:

Rigk Chart Selection;
(For muttiple select: Press Cirl key with mouse click)

Default Market Maker [ Taker:
Language:

Local currency:

Trlen lneal crranes balidaus ke aeenmt

v]
p——
| Sales perzon |

[3 hours v
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Customize window

-- Web Page Dialog

SO supennenivanives

Personal settings of Carolyn Waiman (trader)

Persenal Details

Default Settings

Portfolio Settings

Market Data Settings

Default Portfolio: | Mone

Digplay premium & counterparty in portfalio:

Defaultfor resultin:
Portfolio hidfoffer spread is:
Portfolio paging size:
Default for greeks resultin:

Total portfolio results {Delta, Yega) in:

Delta calculation for market Greeks
for European vanilla options:

Mote: To renamesdeletersavesfioad portfolios use the open/save

[es

Percent -

12 v

In Fremium CC

Market Greeks

O Nurneric & Analytic
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<X Customize window

Personal settings of Carclyn Waiman (trader)

Personal Details

Default Settings

Paortfolio Settings

Market Data Settings

First Mame:
Phone:

E-Mail:

Country:

Job function:
Username:™
Current Password:

Mew Password®

Fassword Strength:

Confirm Password:

Calyn | Lastiame: Wai
\+44 207833 1010 |

\United Kingdom v | State City: | Lone

|carn|yn

|

I I

|:E
Submit
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Market Data EUR f USD Thu, 16 Apr 2009

1Day  1Wwesk 1Month 2Month 3 Month & Month 9 Month  1Year 18 Maonth 2 Year
volatility: 114.239 ]13.150 5113_900 |14.2sn ]14_4?5 114.525 ]14_5?5 '114_?00 ]14.313 ]14_125
walatility Spreadi 12,910 11100 1n.500 |0.500 10,450 {0.450 |0.450 10.400 |0.375 Jo.3s0
Forward Points:  loopop2  |0.00012 000033 |0.00060  [-0.00070  |0.00080  [-0.00080  |0.00053  |0.00055  |0.00049
EUR depo Rates:  [1.000 Inass 0804 |1.210 1481 |1 921 |2 081 f2.240 |1.874 [1.512
USD depo Rates: 10_432 10.4?5 1D.450 |p.as0 1250 ]1_300 jz.nm j2.200 ]1_345 I1_493
25 AButterfly j0.226 10250 10350 {.500 {0550 |0.650 |0.700 0750 |0.725 |0.700
25 fRisk Reversal : [0.312 j0.300 D250 |o.200 D150 |o.100 |0.050 0.050 |0.000 |-0.050
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L\ Negative 25ARR means favor EUR put ¥ Refresh ] La Calculate F2 ] IE Chart ] [ &3 Close ] @
Click on the strike to open the p

"y ’
ot | = [Man, 23 Jun 2009

ricing page

9.51 9.57 9.66 9T 5.4 10.26 # 5 ! ! ## 5

Strike| 1.5115 1.5205 1.5262 1.5305 15341 15373 1.5480 1.5587 1.5619 1.5655 1.5698 1.5755 1.5846

Vol 1047 1010 9.1 9.78 9.67 4.59

144 [-0.00]f [.0.200

Vol 1080 1044 10.21  10.05 9.93 9.83 9625 | 0.67 9,73 9.81 9.92 10.09 1043

1 [-oz00lf [ 0210 [2.625

Strike| 1.4694 1.4886 1.5006 1.5097 15174 15241  1.5466 15692 1.5759 1.5336 1.5928 1.6050 1.6246

Vol 1290 1230 1201 1181 1166 1153 (11300 1138 146 1156 1171 1194 1242

2 |l-0z00)f [ 0280 00)

Stiike| 1.4195 1.4508 1.4703 1.4851 14976 15085 1.5451 15821 1.5935 1.6064 1.6221 1.6430 1.6774

— Vol 12.31 11.58 1122 10.99 10.81 10.67 (10400 10.48 10.56 10.68 10.85 1142 1170 1
and [l-0.250| | 0290 [10.400 | 1 # $ # '

3 Strike| 1.3952 1.4334 1.4566 1.4741 14886 15014 1.5855  1.5986 16138 16323 1.6573 1.699%

10.30 1040 1055 1076 1111 11.88 # #

1.5954 16141 16358 1.6627 1.6999 1.7659

Vol 1263 11.66 1120 10.91 1070 10.54

&k ||-0.300]

Strike| 1.3310 1.3865 1.4193 1.4438 14640 14313

Vol 13.08 1195 1143 1141 1087 10.69

1042 1052 10,68 1092 1131 12.20

Sk [|-0.250] )
Strike| 1.2799 1.3492 1.3898 1.4201 18451 1.46T0 1.6040  1.627T4 1.6548 1.6391 1.7371 1.5246
Vol | 1356 1225 1166 1129 1103  10.32 1051 1063 1080 1107 1152 1256
1% |[-0.400] ) .
Strike| 1.2342 1.3166 1.3645 1.4000 1.4292 14589 15316 1.6107 1.6384 1.6712 1.7125 1.7713 1.8817 I I I
. . .
oy | | Vol 1334 1243 1158 11.23 10.97 1077 10.38 10.48 10.63 10.86 11.25 1213
-0.500
Strike| 1.1285 1.2316 1.2932 1.3396 13781 1.4121 1.5282 1.6506 1.6892 1.7352 1.7937 1.8773 2.0348 # # I
.

Vol | 1027 9.06 852 817 181 .01 74T T2 132 749 1T 850
Strike| 0.9650 11271 1.2251 1.2093  1.3612 14159 1.6034 1.8047 18700 1.9495 2.0534  2.2077 # | % #
.

10 ||-0.700]
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Volatility Surface Chart

€4 Close

Volatility Surface Chart for EUR/USD Spot 1.3975 % 1™
50.0 $$A . B
45.0 %
5 % *0 # $6 #
/1N B
s A\ # # # |
| s 4 -
E 15y TN I 1 9
E 100 \\\\ n n
5 5.0 AL [
; —— #H # $#
5.0
-10
Spot EUR/USD
1 week —— 2 Month — & Month — 8 Moenth
1 Month 3 Month

SUPERDERIVATIVES



$#1 ! #
L # $#! #
#

$$ "%
($ o
$# A

A # B
OB

K 2

Il %

"% $

#B

9 SUPERDERIVATIVES



% $ 6 !

#

# # %
# " # %
# %#" % |

% $ ##
& | G #

# n

19 (! "
|

#

$

$

| #

%

ol




% %

% $

- % %

##
O# #
II#

$# #

: $ "HH
#11% $6 !
|

% "# #




%

$%




-t

" H#

(#!

"

%

$ #

Hit




%

%

#
(##* # #
L # #

L # 1

(##? 6 A #!
$ #B

HH# % "
1] %
!

* %

X
-$ IC
( '?26 #




%
#o-HH
#ooo1#
$# 1L #"$

I 6

i




% % ) $. [+

o # 14%
#H # 06
? 6 #H#
SQoH#H#t * 7?7 6
1% * 06
? 6
#6 NOG6 ? 63
*?2 606
? 6 #
2 # ! 9%
NO 6 ? 63 % ##
#
06 ? 6 0 "
" # % * 106 ? 6
##,!,# $ % '% ! #6 " g
# # # s u ovw o
#$1 ? 6 l 1% # #606 2 6 * G
” * $ # | "4

% ##




06 # #

6
# # " #it
D

* % 06 #

" H#
# 6 #

G -*0
#"#l 1 1,6
06 #" #l%##




% m i
& %

% " " 8:
$s$ I"
;% |
$S %Ht S
# # |
"ooH#

II#

G " #! !

L #! #

8 (

%

2

% *+
& 341555




*

%

1 #
% #
g
"#% G
$" #
"#% G
#
# |
# 6
#$
“H#







&
# 6 #
6% # A $6
C $ B" %
% #
# 6 o "#%
% % #1#6 #
#6 ##
= 8
#" %% 6
I $6 #
# # | #
#




9 #

$

1 + #

"5

#6

| #
% 6 %
A #

#




)9-

(1] % !




"H 6! | 8

D # 3 I # | I $%

#

"5 1 $ #

I ! # # " I %
I $6

1 %P
D % 'l %% # !

# #




%

= % "#
> H##

%* #9 # " $#

I # " H#
#! #  #
I # % #
1 %P
! n
#
$ % %
% %




6

($ | # ! #
#

L # 1 #6 #
# % ## | #
= 6 6" # %

L #) # $6 $6 1?6 "
| # % ## BUOHE L # "4
# ! 1% $

#9$ # 6" # 6 L # A"
"6 $ B




*

$ !
0!
% ##
#II $

#ll

#

ll! #







$ G % %
' H #
$6 # #
| # |
$ #
G #
# $ G #6







*

$ %

N

# |

&

77



* $*

% "H* |
| #
11

!
#i
%

?




$1

%
# % "# #
$#! # # "% | !
# ! <
A
HH O# #" SH#H # #, #

7<



L #l# # 0$

4%

! )

- #H# W

@



#! 6
#! 0 #
"1 6!

7E



@& A O

2 34%
! %
! 0
# S
# % $
% i
i
%
I'$ ! 2 3
4 % %
% " !

7H



& I+

*&

#




